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I. Monte Carlo Methods in Financial Engineering.

1. Generating Random Numbers, Random Variables and Sample paths.

2. Variance Reduction Techniques and Discretization Methods.

3. Pricing American Options and Applications in Risk Management.
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II. Advanced and Research Topics (if time permitted).

1. Sequential Monte Carlo methods in stochastic volatility models and stochastic intensity

models.

2. Free boundary problems in partial differential equations, and computational issues in

option pricing.
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2. Journal articles.
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